x=-ln(-ln(F(y n ))) y r F(y)
The statistical distribution of meteorological outliers -p.8
Check with random generator The statistical distribution of meteorological outliers -p.9
Summary:
Result is: independent of known F independent of known parameters of F independent of known n
The statistical distribution of meteorological outliers -p.10
In practice:
The statistical distribution of meteorological outliers -p.11 The statistical distribution of meteorological outliers -p.27 The statistical distribution of meteorological outliers -p.28
Conclusing remarks
tool especially interesting for extreme value distributions 'goodness-of-fit' tool for extrapolation only requirement are independent outliers GEV-distribution has too many free parameters to be applicable for extrapolation purposes can be used to detect: overfitting mixed distributions convergence problems check if constant ξ is justified
